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Funds Included in Composite

NJDH  COMMON A HEDGES
NJDI COMMON D HEDGES
NJDJ COMMON B HEDGES
NJDL COMMON E REAL ASSET HEDGES

Prepared by State Street



Purchase Report by Report Date

SR STATE STREET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

OPTIONS BOUGHT

US DOLLAR
997C30443 SPDR S+P 500 ETF TRUST MAY13 155 PUT 15 Mar 2013 18 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
50,000.000 1.000000 NJDH Local 2.780000 0.00 50,000.00 0.00 13,950,000.00
Base 2.780000 0.00 50,000.00 0.00 13,950,000.00
US DOLLAR Total
50,000.000 Local 0.00 50,000.00 0.00 13,950,000.00
Base 0.00 50,000.00 0.00 13,950,000.00

OPTIONS BOUGHT Total

50,000.000
Base 0.00 50,000.00 0.00 13,950,000.00
OPTIONS BOUGHTBACK
US DOLLAR
997B50971 ISHARES MSCI EAFE INDEX FUND JUN13 62 CALL 01 Mar 2013 GOLDMAN SACHS + CO USD/OTH
5,000.000 1.000000 NJDI Local 0.470000 0.00 0.00 0.00 235,000.00
Base 0.470000 0.00 0.00 0.00 235,000.00
01 Mar 2013 CANCEL GOLDMAN SACHS + CO USD/OTH
-5,000.000 1.000000 NJDI Local 0.470000 0.00 0.00 0.00 -235,000.00
Base 0.470000 0.00 0.00 0.00 -235,000.00
01 Mar 2013 04 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 0.460000 0.00 5,000.00 0.00 235,000.00
Base 0.460000 0.00 5,000.00 0.00 235,000.00
99ZB50971 Total
5,000.000 Local 0.00 5,000.00 0.00 235,000.00
Base 0.00 5,000.00 0.00 235,000.00
997B61218 ISHARES MSCI EAFE INDEX JUN13 63 CALL 01 Mar 2013 GOLDMAN SACHS + CO USD/OTH
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Purchase Report by Report Date

Composite STATE STRE'ET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
5,000.000 1.000000 NJDI Local 0.280000 0.00 0.00 0.00 140,000.00
Base 0.280000 0.00 0.00 0.00 140,000.00
01 Mar 2013 CANCEL GOLDMAN SACHS + CO USD/OTH
-5,000.000 1.000000 NJDI Local 0.280000 0.00 0.00 0.00 -140,000.00
Base 0.280000 0.00 0.00 0.00 -140,000.00
01 Mar 2013 04 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 0.270000 0.00 5,000.00 0.00 140,000.00
Base 0.270000 0.00 5,000.00 0.00 140,000.00
99ZB61218 Total
5,000.000 Local 0.00 5,000.00 0.00 140,000.00
Base 0.00 5,000.00 0.00 140,000.00
997B66233 SPDR S+P 500 ETF TRUST APR13 140 PUT 15 Mar 2013 18 Mar 2013 GOLDMAN SACHS + CO USD/OTH 0.50
15,000.000 1.000000 NJDH Local 0.180000 0.00 7,500.00 0.00 277,500.00
Base 0.180000 0.00 7,500.00 0.00 277,500.00
997C14017 ISHARES MSCI EAFE INDEX FUND APR13 58 CALL 19 Mar 2013 20 Mar 2013 GOLDMAN SACHS + CO USD/NYF 1.00
5,000.000 1.000000 NJDI Local 1.540300 0.00 5,000.00 0.00 775,150.00
Base 1.540300 0.00 5,000.00 0.00 775,150.00
997C14033 ISHARES MSCI EAFE INDEX FUND APR13 59 CALL 19 Mar 2013 20 Mar 2013 GOLDMAN SACHS + CO USD/NYF 1.00
5,000.000 1.000000 NJDI Local 0.913400 0.00 5,000.00 0.00 461,700.00
Base 0.913400 0.00 5,000.00 0.00 461,700.00
US DOLLAR Total
35,000.000 Local 0.00 27,500.00 0.00 1,889,350.00
Base 0.00 27,500.00 0.00 1,889,350.00
OPTIONS BOUGHTBACK Total
35,000.000
Base 0.00 27,500.00 0.00 1,889,350.00

OPTIONS EXPIRED_WRTS
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Purchase Report by Report Date

SR STATE STREET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR
997B01727 ISHARES MSCI EAFE INDEX FUND MAR13 59 CALL 16 Mar 2013 16 Mar 2013 OPTION EXPIRED usb/
8,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997B01743 ISHARES MSCI EAFE INDEX FUND MAR13 58 CALL 16 Mar 2013 16 Mar 2013 OPTION EXPIRED uSsD/
8,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997B02691 ISHARES MSCI EMERGING MARKETS MAR13 47 CALL 16 Mar 2013 16 Mar 2013 OPTION EXPIRED uSD/
10,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
997B02709 ISHARES MSCI EMERGING MARKETS  MAR13 46 CALL 16 Mar 2013 16 Mar 2013 OPTION EXPIRED uSsD/
5,000.000 1.000000 NJDI Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
31,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

OPTIONS EXPIRED_WRTS Total

31,000.000
Base 0.00 0.00 0.00 0.00
PURCHASE Total
116,000.000
Base 0.00 77,500.00 0.00 15,839,350.00
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Purchase Report by Report Date

Composite STATE STRE'ET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost
Lot Notional Par
FUTURE BUY TO CLOSE
US DOLLAR
99ZA58901 30YR US TREASURY BOND FUTURES JUN13 XCBT 07 Mar 2013 GOLDMAN SACHS + CO
700.000 1.000000 NJDJ Local 142.000000 1,400.00 100,548,420.00
259 70,000,000.000 Base 142.000000 1,400.00 100,548,420.00
08 Mar 2013 GOLDMAN SACHS + CO
400.000 1.000000 NJDJ Local 140.786900 800.00 57,479,680.00
260 40,000,000.000 Base 140.786900 800.00 57,479,680.00
08 Mar 2013 GOLDMAN SACHS + CO
200.000 1.000000 NJDJ Local 141.843800 400.00 28,775,000.00
261 20,000,000.000 Base 141.843800 400.00 28,775,000.00
12 Mar 2013 GOLDMAN SACHS + CO
200.000 1.000000 NJDJ Local 141.375000 400.00 28,775,000.00
262 20,000,000.000 Base 141.375000 400.00 28,775,000.00
14 Mar 2013 GOLDMAN SACHS + CO
500.000 1.000000 NJDJ Local 141.000000 1,000.00 70,728,110.00
268 50,000,000.000 Base 141.000000 1,000.00 70,728,110.00
99ZA58901 Total
2,000.000 Local 0.00 4,000.00 286,306,210.00
200,000,000.000 Base 0.00 4,000.00 286,306,210.00
US DOLLAR Total
2,000.000 Local 4,000.00 286,306,210.00
200,000,000.000 Base 4,000.00 286,306,210.00
FUTURE BUY TO CLOSE Total
2,000.000
200,000,000.000 Base 4,000.00 286,306,210.00
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Purchase Report by Report Date

Composite

March 1, 2013 to March 31, 2013

View Date:

April 5, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Description
Contracts Exchange Rate Fund

Lot Notional Par

Trd Date
Price

Stl Date

Broker Name
Commissions

Notional
Taxes/Fees/Other Cost

FUTURE PURCHASE Total
2,000.000
200,000,000.000 Base

4,000.00

286,306,210.00
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Sales Report by Report Date

Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
Units/Original Face
OPTIONS EXPIRED_BUYS
US DOLLAR
99ZA85326 ISHARES IBOXX HIGH YIELD COR MAR13 91 PUT 16 Mar 2013 16 Mar 2013 OPTION EXPIRED usb/
250.000 1.000000 NJDJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
99ZA85342 ISHARES IBOXX HIGH YIELD COR MAR13 90 PUT 16 Mar 2013 16 Mar 2013 OPTION EXPIRED usD/
250.000 1.000000 NJDJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
US DOLLAR Total
500.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
OPTIONS EXPIRED_BUYS Total
500.000
Base 0.00 0.00 0.00 0.00
OPTIONS SOLD
US DOLLAR
997B43653 SPDR S+P 500 ETF TRUST APR13 148 PUT 15 Mar 2013 18 Mar 2013 GOLDMAN SACHS + CO USD/OTH 0.50
15,000.000 1.000000 NJDH Local 0.480000 0.00 7,500.00 16.13 712,483.67
Base 0.480000 0.00 7,500.00 16.13 712,483.67
US DOLLAR Total
15,000.000 Local 0.00 7,500.00 16.13 712,483.67
Base 0.00 7,500.00 16.13 712,483.67
OPTIONS SOLD Total
15,000.000
Base 0.00 7,500.00 16.13 712,483.67
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Sales Report by Report Date

SR STATE STREET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

OPTIONS WRITTEN
US DOLLAR
997C00628 SPDR S+P 500 ETF TRUST MAY13 148 PUT 15 Mar 2013 18 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
50,000.000 1.000000 NJDH Local 1.130000 0.00 50,000.00 126.56 5,599,873.44
Base 1.130000 0.00 50,000.00 126.56 5,599,873.44
997C14017 ISHARES MSCI EAFE INDEX FUND APR13 58 CALL 01 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 1.399969 0.00 5,000.00 0.00 694,984.32
Base 1.399969 0.00 5,000.00 0.00 694,984.32
01 Mar 2013  CANCEL GOLDMAN SACHS + CO USD/OTH 1.00
-5,000.000 1.000000 NJDI Local 1.399969 0.00 -5,000.00 0.00 -694,984.32
Base 1.399969 0.00 -5,000.00 0.00 -694,984.32
01 Mar 2013 04 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 1.400000 0.00 5,000.00 15.68 694,984.32
Base 1.400000 0.00 5,000.00 15.68 694,984.32
99ZC14017 Total
5,000.000 Local 0.00 5,000.00 15.68 694,984.32
Base 0.00 5,000.00 15.68 694,984.32
997C14033 ISHARES MSCI EAFE INDEX FUND APR13 59 CALL 01 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 0.849981 0.00 5,000.00 0.00 419,990.48
Base 0.849981 0.00 5,000.00 0.00 419,990.48
01 Mar 2013 CANCEL GOLDMAN SACHS + CO USD/OTH 1.00
-5,000.000 1.000000 NJDI Local 0.849981 0.00 -5,000.00 0.00 -419,990.48
Base 0.849981 0.00 -5,000.00 0.00 -419,990.48
01 Mar 2013 04 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
5,000.000 1.000000 NJDI Local 0.850000 0.00 5,000.00 9.52 419,990.48
Base 0.850000 0.00 5,000.00 9.52 419,990.48
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Sales Report by Report Date

SR STATE STREET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

99ZC14033 Total

5,000.000 Local 0.00 5,000.00 9.52 419,990.48
Base 0.00 5,000.00 9.52 419,990.48
997C16855 GOOGLE INCCL A APR13 875 CALL 06 Mar 2013 07 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
300.000 1.000000 NJDH Local 11.100000 0.00 300.00 7.45 332,692.54
Base 11.100000 0.00 300.00 7.45 332,692.54
997C27043 ISHARES MSCI EMERGING MARKETS  JUN13 45.5 CALL 12 Mar 2013 13 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
10,000.000 1.000000 NJDI Local 0.460200 0.00 10,000.00 10.31 450,189.69
Base 0.460200 0.00 10,000.00 10.31 450,189.69
997C36846 INTL BUSINESS MACHINES CORP MAY13 230 CALL 15 Mar 2013 18 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
1,000.000 1.000000 NJDH Local 0.591500 0.00 1,000.00 1.33 58,148.67
Base 0.591500 0.00 1,000.00 1.33 58,148.67
997C36853 ORACLE CORP JUN13 40 CALL 15 Mar 2013 18 Mar 2013 GOLDMAN SACHS + CO USD/OTH 1.00
4,000.000 1.000000 NJDH Local 0.230000 0.00 4,000.00 2.07 87,997.93
Base 0.230000 0.00 4,000.00 2.07 87,997.93

US DOLLAR Total
75,300.000 Local 0.00 75,300.00 172.92 7,643,877.07
Base 0.00 75,300.00 172.92 7,643,877.07

OPTIONS WRITTEN Total
75,300.000
Base 0.00 75,300.00 172.92 7,643,877.07

SALES Total
90,800.000
Base 0.00 82,800.00 189.05 8,356,360.74
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Sales Report by Report Date

Composite STATE STREET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds
Lot Notional Par
FUTURE SELL TO OPEN
US DOLLAR
997606289 S+P 500 INDEX FUTURES JUN13 XIOM 13 Mar 2013 GOLDMAN SACHS + CO
500.000 1.000000 NJDJ Local 141.625000 1,000.00 17,703,125.00
263 125,000.000 Base 141.625000 1,000.00 17,703,125.00
13 Mar 2013 CANCEL GOLDMAN SACHS + CO
-500.000 1.000000 NJDJ Local 141.625000 -1,000.00 -17,703,125.00
263 -125,000.000 Base 141.625000 -1,000.00 -17,703,125.00
13 Mar 2013 GOLDMAN SACHS + CO
500.000 1.000000 NJDJ Local 141.625000 1,000.00 17,703,125.00
264 125,000.000 Base 141.625000 1,000.00 17,703,125.00
13 Mar 2013 CANCEL GOLDMAN SACHS + CO
-500.000 1.000000 NJDJ Local 141.625000 -1,000.00 -17,703,125.00
264 -125,000.000 Base 141.625000 -1,000.00 -17,703,125.00
997606289 Total
0.000 Local 0.00 0.00 0.00
0.000 Base 0.00 0.00 0.00
997A58901 30YR US TREASURY BOND FUTURES JUN13 XCBT 13 Mar 2013 GOLDMAN SACHS + CO
500.000 1.000000 NJDJ Local 141.625000 1,000.00 70,812,500.00
265 50,000,000.000 Base 141.625000 1,000.00 70,812,500.00
14 Mar 2013 GOLDMAN SACHS + CO
300.000 1.000000 NJDJ Local 141.343700 600.00 42,403,110.00
266 30,000,000.000 Base 141.343700 600.00 42,403,110.00
14 Mar 2013 GOLDMAN SACHS + CO
300.000 1.000000 NJDJ Local 141.625000 600.00 42,487,500.00
267 30,000,000.000 Base 141.625000 600.00 42,487,500.00
18 Mar 2013 GOLDMAN SACHS + CO
400.000 1.000000 NJDJ Local 142.875000 800.00 57,150,000.00
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Sales Report by Report Date

SR STATE STREET
March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds
Lot Notional Par
269 40,000,000.000 Base 142.875000 800.00 57,150,000.00
19 Mar 2013 GOLDMAN SACHS + CO
200.000 1.000000 NJDJ Local 143.156200 400.00 28,631,240.00
272 20,000,000.000 Base 143.156200 400.00 28,631,240.00
19 Mar 2013 GOLDMAN SACHS + CO
200.000 1.000000 NJDJ Local 143.593700 400.00 28,718,740.00
273 20,000,000.000 Base 143.593700 400.00 28,718,740.00

99ZA58901 Total

1,900.000 Local 0.00 3,800.00 270,203,090.00
190,000,000.000 Base 0.00 3,800.00 270,203,090.00
US DOLLAR Total
1,900.000 Local 3,800.00 270,203,090.00
190,000,000.000 Base 3,800.00 270,203,090.00

FUTURE SELL TO OPEN Total

1,900.000
190,000,000.000 Base 3,800.00 270,203,090.00
FUTURE SALES Total
1,900.000
190,000,000.000 Base 3,800.00 270,203,090.00
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost
US DOLLAR
OPTIONS BOUGHT
50,000.000 Local 0.00 50,000.00 0.00 13,950,000.00
Base 0.00 50,000.00 0.00 13,950,000.00
TRADES: 1
CANCELS: 0
OPTIONS BOUGHTBACK
35,000.000 Local 0.00 27,500.00 0.00 1,889,350.00
Base 0.00 27,500.00 0.00 1,889,350.00
TRADES: 7
CANCELS: 2
OPTIONS EXPIRED_WRTS
31,000.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 4
CANCELS: 0

US DOLLAR Total

116,000.000 Local 0.00 77,500.00 0.00 15,839,350.00
Base 0.00 77,500.00 0.00 15,839,350.00
TRADES: 12
CANCELS: 2
PURCHASE Total
116,000.000
Base 0.00 77,500.00 0.00 15,839,350.00
TRADES: 12
CANCELS: 2
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Purchase Report by Report Date

Currency Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost
US DOLLAR
FUTURE BUY TO CLOSE
2,000.000 Local 200,000,000.000 286,306,210.00
Base 286,306,210.00
TRADES: 5
CANCELS: 0
US DOLLAR Total
2,000.000 Local 200,000,000.000 286,306,210.00
Base 286,306,210.00
TRADES: 5
CANCELS: 0
FUTURE PURCHASE Total
2,000.000
Base 200,000,000.000 286,306,210.00
TRADES: 5
CANCELS: 0
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
US DOLLAR
OPTIONS EXPIRED_BUYS
500.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
TRADES: 2
CANCELS: 0
OPTIONS SOLD
15,000.000 Local 0.00 7,500.00 16.13 712,483.67
Base 0.00 7,500.00 16.13 712,483.67
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
75,300.000 Local 0.00 75,300.00 172.92 7,643,877.07
Base 0.00 75,300.00 172.92 7,643,877.07
TRADES:
CANCELS: 2

US DOLLAR Total

90,800.000 Local 0.00 82,800.00 189.05 8,356,360.74
Base 0.00 82,800.00 189.05 8,356,360.74
TRADES: 12
CANCELS: 2
SALES Total
90,800.000
Base 0.00 82,800.00 189.05 8,356,360.74
TRADES: 12
CANCELS: 2
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Sales Report by Report Date

Currency Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds
US DOLLAR
FUTURE SELL TO OPEN
1,900.000 Local 190,000,000.000 270,203,090.00
Base 270,203,090.00
TRADES: 8
CANCELS: 2
US DOLLAR Total
1,900.000 Local 190,000,000.000 270,203,090.00
Base 270,203,090.00
TRADES: 8
CANCELS: 2
FUTURE SALES Total
1,900.000
Base 190,000,000.000 270,203,090.00
TRADES:
CANCELS: 2
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Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

OPTIONS BOUGHT

50,000.000 Base 0.00 50,000.00 0.00 13,950,000.00
TRADES: 1
CANCELS: 0
OPTIONS BOUGHTBACK
35,000.000 Base 0.00 27,500.00 0.00 1,889,350.00
TRADES: 7
CANCELS: 2
OPTIONS EXPIRED_WRTS
31,000.000 Base 0.00 0.00 0.00 0.00
TRADES: 4
CANCELS: 0
PURCHASE Total
116,000.000 Base 0.00 77,500.00 0.00 15,839,350.00
TRADES: 12
CANCELS: 2
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Purchase Report by Report Date

Fund Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO CLOSE
2,000.000 Base 200,000,000.000 286,306,210.00

TRADES: 5
CANCELS: 0

FUTURE PURCHASE Total
2,000.000 Base 200,000,000.000 286,306,210.00

TRADES: 5
CANCELS: 0
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Sales Report by Report Date

Fund Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Shares/Par/Contracts
Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds
OPTIONS EXPIRED_BUYS
500.000 Base 0.00 0.00 0.00 0.00
TRADES: 2
CANCELS:
OPTIONS SOLD
15,000.000 Base 0.00 7,500.00 16.13 712,483.67
TRADES: 1
CANCELS: 0
OPTIONS WRITTEN
75,300.000 Base 0.00 75,300.00 172.92 7,643,877.07
TRADES:
CANCELS: 2
SALES Total
90,800.000 Base 0.00 82,800.00 189.05 8,356,360.74
TRADES: 12
CANCELS: 2
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Sales Report by Report Date

Fund Summary - Composite

STATE STREET.

March 1, 2013 to March 31, 2013 View Date: April 5, 2013
Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds
FUTURE SELL TO OPEN
1,900.000 Base 190,000,000.000 270,203,090.00
TRADES:
CANCELS: 2
FUTURE SALES Total
1,900.000 Base 190,000,000.000 270,203,090.00
TRADES: 8
CANCELS: 2
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